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$25,000,000  FANNIE MAE, 0.29 3/1/2011 0.10 $24,988,118 $24,996,050 AAA 313588CM5 

$1,645,000  FANNIE MAE, 1.75 3/23/2011 0.18 1,650,373 1,650,662 AAA 31398AVQ2 

$10,000,000  FANNIE MAE, 1.75 3/23/2011 0.18 10,027,954 10,034,420 AAA 31398AVQ2 

$10,000,000  FANNIE MAE, 1.75 3/23/2011 0.18 10,028,371 10,034,420 AAA 31398AVQ2 

$14,300,000  FANNIE MAE, 0.28 3/31/2011 0.10 14,290,278 14,296,539 AAA 313588DT9 

$10,000,000  FANNIE MAE, 5.13 4/15/2011 0.09 10,130,840 10,141,200 AAA 31359MM26 

$7,550,000  FANNIE MAE, 3.63 2/15/2011 0.34 7,697,818 7,701,732 AAA 31398ATL6 

$25,000,000  FANNIE MAE-FLT, 0.41 1/3/2011 0.33 24,991,428 25,034,450 AAA 31398A3X8 

$25,000,000  FANNIE MAE-FLT, 0.38 1/3/2011 0.34 24,995,030 25,020,700 AAA 31398A6R8 

$25,000,000  FANNIE MAE-FLT, 0.40 11/23/2012 0.34 24,995,174 25,020,700 AAA 31398A6R8 

$25,000,000  FANNIE MAE-FLT, 0.40 1/3/2011 0.34 24,990,397 25,020,475 AAA 31398A6V9 

$25,000,000  FANNIE MAE-FLT, 0.40 1/3/2011 0.34 24,990,397 25,020,475 AAA 31398A6V9 

$11,050,000  FEDERAL FARM CREDIT, 0.35 10/6/2011 0.56 11,050,000 11,032,232 AAA 31331JM59 

$5,000,000  FEDERAL FARM CREDIT-FLT, 0.64 1/24/2011 0.20 5,001,580 5,001,710 AAA 31331GFV6 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.34 1/25/2011 0.24 25,000,000 25,007,725 AAA 31331GL56 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.18 1/3/2011 0.35 24,993,008 24,986,000 AAA 31331G2Z1 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.50 1/3/2011 0.35 25,000,000 25,020,825 AAA 31331GC80 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.35 1/3/2011 0.24 24,998,505 25,015,625 AAA 31331GF79 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.35 1/3/2011 0.35 24,999,211 24,999,600 AAA 31331GH93 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.30 1/3/2011 0.35 24,997,365 24,990,575 AAA 31331JHR7 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.24 1/2/2011 0.25 25,000,000 24,998,600 AAA 31331G2M0 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.24 1/2/2011 0.25 25,000,000 24,998,600 AAA 31331G2M0 

$23,000,000  FEDERAL FARM CREDIT-FLT, 0.23 1/3/2011 0.36 22,992,154 22,975,850 AAA 31331G2V0 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.23 1/3/2011 0.36 24,995,477 24,971,800 AAA 31331G4C0 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.26 1/3/2011 0.37 24,991,931 24,970,825 AAA 31331JCF8 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.35 1/3/2011 0.38 24,990,303 24,992,925 AAA 31331JND1 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.37 2/21/2011 0.28 24,997,180 25,023,750 AAA 31331JWJ8 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.50 1/3/2011 0.41 24,986,548 25,028,475 AAA 31331JQL0 

$10,000,000  FEDERAL FARM CREDIT-FLT, 0.42 1/3/2011 0.32 9,997,038 10,010,280 AAA 31331JSX2 

$25,000,000  FEDERAL FARM CREDIT-FLT, 0.40 1/3/2011 0.45 25,000,000 24,981,825 AAA 31331JYS6 

$7,000,000  FHLB, 1.62 1/21/2011 0.13 7,005,317 7,004,935 AAA 3133XSVR6 
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$25,000,000  FHLB, 0.26 2/4/2011 0.18 24,999,159 25,001,650 AAA 313370C55 

$10,000,000  FHLB, 3.25 3/11/2011 0.18 10,052,621 10,057,080 AAA 3133XPWW0 

$10,000,000  FHLB, 0.70 4/18/2011 0.22 10,004,889 10,013,850 AAA 3133XVDM0 

$10,000,000  FHLB, 0.35 11/7/2011 0.42 10,000,000 9,994,560 AAA 313371DJ2 

$10,000,000  FHLB, 0.34 11/15/2011 0.38 10,000,000 9,996,670 AAA 313371FL5 

$10,000,000  FHLB, 0.40 11/18/2011 0.43 $10,000,000 $9,997,460 AAA 313371HF6 

$10,000,000  FHLB, 0.30 11/23/2011 0.35 9,997,856 9,995,800 AAA 313371P26 

$10,000,000  FHLB, 0.40 11/25/2011 0.42 10,000,000 9,998,180 AAA 313371KV7 

$10,000,000  FHLB, 0.40 12/2/2011 0.00 10,000,000 10,000,000 AAA 313371QA7 

$10,000,000  FHLB, 0.40 12/9/2011 0.45 10,000,000 9,995,270 AAA 313371Q74 

$10,000,000  FHLB, 0.40 12/9/2011 0.53 10,000,000 9,988,110 AAA 313371QN9 

$10,000,000  FHLB, 0.40 12/9/2011 0.52 9,998,991 9,989,040 AAA 313371RG3 

$10,000,000  FHLB, 0.45 12/14/2011 0.53 10,000,000 9,992,320 AAA 313371TD8 

$10,000,000  FHLB, 0.45 12/16/2011 0.49 10,000,000 9,995,910 AAA 313371UJ3 

$10,000,000  FHLB, 0.50 12/23/2011 0.60 10,000,000 9,990,490 AAA 313371XW1 

$10,000,000  FHLB, 0.50 12/28/2011 0.55 10,000,000 9,994,950 AAA 313371XZ4 

$10,000,000  FHLB, 0.63 1/13/2011 0.49 10,023,039 10,013,950 AAA 3133706G8 

$3,000,000  FHLB-FLT, 0.24 1/14/2011 0.20 3,000,107 3,000,195 AAA 3133XSVP0 

$25,000,000  FHLB-FLT, 0.26 1/3/2011 0.35 25,000,000 24,990,475 AAA 3133XVVN8 

$25,000,000  FHLB-FLT, 0.25 1/3/2011 0.35 24,997,632 24,988,550 AAA 3133XWCS6 

$25,000,000  FHLB-FLT, 0.30 1/3/2011 0.35 25,000,000 24,991,825 AAA 3133XX3D7 

$6,704,000  FREDDIE MAC, 1.50 1/7/2011 0.18 6,705,332 6,704,737 AAA 3137EABW8 

$25,000,000  FREDDIE MAC, 4.75 1/18/2011 0.18 25,051,601 25,044,400 AAA 3134A4VJ0 

$29,043,000  FREDDIE MAC, 4.75 1/18/2011 0.18 29,102,471 29,094,580 AAA 3134A4VJ0 

$22,300,000  FREDDIE MAC, 0.27 1/19/2011 0.05 22,296,990 22,299,509 AAA 313396AU7 

$25,000,000  FREDDIE MAC, 0.29 3/8/2011 0.10 24,986,708 24,995,550 AAA 313396CU5 

$7,590,000  FREDDIE MAC, 2.75 4/11/2011 0.18 7,637,031 7,642,508 AAA 3137EABK4 

$10,000,000  FREDDIE MAC, 0.35 4/21/2011 0.11 9,989,306 9,996,700 AAA 313396EQ2 

$8,680,000  FREDDIE MAC, 1.63 4/26/2011 0.17 8,709,292 8,719,260 AAA 3137EABZ1 

$25,000,000  FREDDIE MAC-FLT, 0.34 1/7/2011 0.21 24,998,685 25,008,875 AAA 3128X8VE9 

$1,400,000  FREDDIE MAC-FLT, 0.34 1/28/2011 0.21 1,400,223 1,400,297 AAA 3128X8HJ4 
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$25,000,000  FREDDIE MAC-FLT, 0.37 3/9/2011 0.21 25,002,567 25,007,175 AAA 3128X8RC8 

$50,000,000  FREDDIE MAC-FLT, 0.35 1/3/2011 0.21 50,026,867 50,017,900 AAA 3128X8UJ9 

B ���;�8:������ � � B ���;�98 �9;:� B ���9���9��@9� � �

�'$��$'!����1!�#!���1!&���!�5��:9<6�

$84,099,830 GRYPHON FUNDING LTD (a) 0.00 $29,586,828 $34,778,814  N/R 40052TAA7 

B98��CC�9��� � � B�C�:9@�9�9� B�8�;;9�9 8� � �

-"1!'�#!���#"�!7��$���5���;<6�

$105,200,320 GOLDMAN SACHS GOVT FUND, 0.08 1/3/2011 0.08 $105,200,320 $105,200,320 AAAm n/a 

B �:��������� � � B �:��������� B �:��������� � �

D)�%��"##!'��)��*)*!'�5  ��8<6�

$165,000,000 US BANK, 0.25 1/3/2011 0.25 $165,000,000 $165,000,000 A-1+ n/a 

65,000,000 US BANK, 0.25 1/3/2011 0.25 65,000,000 65,000,000 A-1+ n/a 

B:@���������� � � B:@���������� B:@���������� � �

�!*"������'$#!���,,��58��9:<6�

$65,000,000 JP MORGAN CHASE (2), 0.43 1/3/2011 0.43 $65,000,000 $65,000,000 A-1+ n/a 

165,000,000 JP MORGAN CHASE (2), 0.43 1/3/2011 0.43 165,000,000 165,000,000 A-1+ n/a 

165,000,000 JP MORGAN CHASE (2), 0.43 1/3/2011 0.43 165,000,000 165,000,000 A-1+ n/a 

165,000,000 JP MORGAN CHASE (2), 0.43 1/3/2011 0.43 165,000,000 165,000,000 A-1+ n/a 

65,000,000 SOVEREIGN BANK (2), 0.63 1/3/2011 0.63 65,000,000 65,000,000 A-1  n/a 

35,000,000 SOVEREIGN BANK (2), 0.63 1/3/2011 0.63 35,000,000 35,000,000 A-1  n/a 

10,000,000 SOVEREIGN BANK (2), 0.63 1/3/2011 0.63 10,000,000 10,000,000 A-1  n/a 

� � � � � � �

$25,000,000  FREDDIE MAC-FLT, 0.23 1/26/2011 0.24 24,988,878 24,997,125 AAA 3128X93D0 

$25,000,000  FREDDIE MAC-FLT, 0.26 1/26/2011 0.29 24,991,748 24,994,000 AAA 3134G1BL7 

$25,000,000  FREDDIE MAC-FLT, 0.32 1/3/2011 0.31 24,993,506 25,002,725 AAA 3134G1DL5 

$25,000,000  FREDDIE MAC-FLT, 0.18 1/3/2011 0.31 24,940,906 24,965,400 AAA 3128X9WA4 

$25,000,000  FREDDIE MAC-FLT, 0.18 1/2/2011 0.26 24,983,549 24,979,300 AAA 3128X9XN5 

$5,000,000  FREDDIE MAC-FLT, 0.22 1/10/2011 0.26 4,995,497 4,997,845 AAA 3128X9YV6 

$25,000,000  FREDDIE MAC-FLT, 0.22 1/18/2011 0.26 24,985,819 24,988,575 AAA 3128X9ZJ2 

$10,100,000  FREDDIE MAC-FLT, 0.35 1/3/2011 0.21 10,105,491 10,103,616 AAA 3128X8UJ9 

$2,821,000  FREDDIE MAC-FLT, 0.20 2/4/2011 0.22 2,820,970 2,822,190 AAA 3128X8B92 

$1,270,000  FREDDIE MAC-FLT, 0.20 2/4/2011 0.22 1,270,241 1,270,536 AAA 3128X8B92 

$25,000,000  FREDDIE MAC-FLT, 0.20 2/4/2011 0.22 25,006,414 25,010,550 AAA 3128X8B92 

$25,000,000  FREDDIE MAC-FLT, 0.22 2/5/2011 0.23 25,005,693 25,004,400 AAA 3128X8E24 

165,000,000 US BANK, 0.25 1/3/2011 0.25 165,000,000 165,000,000 A-1+ n/a 

165,000,000 US BANK, 0.25 1/3/2011 0.25 165,000,000 165,000,000 A-1+ n/a 
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225,000,000 SOVEREIGN BANK (2), 0.63 1/3/2011 0.63 225,000,000 225,000,000 A-1  n/a 

225,000,000 SOVEREIGN BANK (2), 0.63 1/3/2011 0.63 225,000,000 225,000,000 A-1  n/a 

15,000,000 TORONTO DOMINION (2), 0.68 1/3/2011 0.68 15,000,000 15,000,000 A-1+ n/a 

100,000,000 TORONTO DOMINION (2), 0.60 1/3/2011 0.60 100,000,000 100,000,000 A-1+ n/a 

40,000,000 TORONTO DOMINION (2), 0.52 1/3/2011 0.52 40,000,000 40,000,000 A-1+ n/a 

225,000,000 TORONTO DOMINION (2), 0.60 1/3/2011 0.60 225,000,000 225,000,000 A-1+ n/a 

50,000,000 TORONTO DOMINION (2), 0.55 1/3/2011 0.55 50,000,000 50,000,000 A-1+ n/a 

25,000,000 TORONTO DOMINION (2), 0.52 1/3/2011 0.52 25,000,000 25,000,000 A-1+ n/a 

10,000,000 TORONTO DOMINION (2), 0.52 1/3/2011 0.52 10,000,000 10,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION (2), 0.72 1/3/2011 0.72 15,000,000 15,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION (2), 0.67 1/3/2011 0.67 15,000,000 15,000,000 A-1+ n/a 

235,000,000 WELLS FARGO (2), 0.25 1/3/2011 0.25 235,000,000 235,000,000 A-1+ n/a 

240,000,000 WELLS FARGO (2), 0.25 1/3/2011 0.25 240,000,000 240,000,000 A-1+ n/a 

85,000,000 WELLS FARGO (2), 0.25 1/3/2011 0.25 85,000,000 85,000,000 A-1+ n/a 

       

B�� ;:��������� �� � B�� ;:��������� B�� ;:��������� � �

'!*$'�&)!�)-'!!#!���5 ��;C<6�

$200,000,000 BANK OF AMERICA SECURITIES, 0.14 0.14 $200,000,000 $200,000,000 A-1 n/a 

100,000,000 RBS SECURITIES, INC., 0.15 1/3/2011 0.15 100,000,000 100,000,000 A-1 n/a 

400,000,000 RBS SECURITIES, INC., 0.20 1/3/2011 0.20 400,000,000 400,000,000 A-1 n/a 

B;����������� �� � B;����������� B;����������� �
�

$10,000,000  CITIBANK, 1.50 7/12/2011 0.24 $10,050,500 $10,065,170 AAA 17314JAK9 

$10,000,000  CITIBANK, 1.25 9/22/2011 0.24 10,064,751 10,071,540 AAA 17314JAP8 

$10,000,000  CITIBANK, 1.25 9/22/2011 0.24 10,065,124 10,071,540 AAA 17314JAP8 

$25,000,000  CITIBANK - FLT, 0.25 3/3/2011 0.25 25,000,000 25,001,125 AAA 17313YAD

$50,000,000  CITIBANK - FLT, 0.26 2/15/2011 0.43 50,000,000 49,930,050 AAA 17314JAM5 

$10,000,000  CITIGROUP, 1.38 5/5/2011 0.20 10,025,138 10,038,620 AAA 17313YAB7 

� � � � � �
�

$�-"1!'�#!���5����6�-$)')��!!��"'���$'!��D)�%�!�$'���!�5��: <6�
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$10,000,000  CITIGROUP, 1.25 6/3/2011 0.20 10,026,301 10,042,680 AAA 17313YAC5 

$10,000,000  CITIGROUP, 2.88 12/9/2011 0.37 10,230,559 10,230,760 AAA 17313UAA

$4,000,000  GE CAPITAL - FLT, 0.38 3/11/2011 0.16 4,001,023 4,001,608 AAA 36967HAM

$3,000,000  GOLDMAN SACHS - FLT, 0.54 2/7/2011 0.28 3,007,253 3,007,278 AAA 38146FAG6 

$25,000,000  GOLDMAN SACHS - FLT, 1.07 1/5/2011 0.21 25,185,647 25,194,575 AAA 38146FAB7 

$10,000,000  NY COMMUNITY BANK, 3.00 12/16/2011 0.46 10,250,522 10,239,560 AAA 64944QAA

       

B ;;��������� �� � B ;;�C�@�9 9� B ;;�9C8�:�;� � �

B:��;9�89�� C@� � � B:��;:�:�:�98 � B:��9��C  �;�C� � �

#��>�
�1�����E�*��
������
�$��
	�"�
	
��2��3�F�'�
������#��>�
�1���������$��
�

B:��9��C  �;�C,,,�E�B:���9�9@:���:F�B ���9��������
�

� , � � � ( " � � � � # 	 / � � � � � 	 � � . � 	 
 �

� �� ��� . �#	/ �� ���	�� ���������������������2�	��
���
4�




���

�

 



�
��

�
� ' ! � "� ' ! � "� ' ! � "� ' ! � " (((( " � � ) � # � * � � " ) � � " �" � � ) � # � * � � " ) � � " �" � � ) � # � * � � " ) � � " �" � � ) � # � * � � " ) � � " �

+ $ � + $ � + $ � + $ �  ����

��������	��� �
	���	���

	���������


��������������������

����������	
������

��������������

����������	���������

����������������

�
����������������������

���������� ���


	������������������������� ���!"#��$��%�&�'��"(��"�)%%�����

���������
��
*������+��

� &�'��"(��"�)%%�����

�
!�������!*��"�

� ,��!��"������
�#�"�

-
���.��/
0����


	������������
�������� ����!�"
�"�

1
�2
�
�,3!2
�

�����������	������������  ������45��5���

��������� �����
!�����  �����������  �+!�*� ����


	���" �������#������������������� �����"
"���"�!�6�""6,�&+7�(��$"(�

�

� ,��!��"������
�#�"�

��"������/
8���
9�

���������������������������

������������������������� �

���!"���������

�����"����

#����� $�%��������������
��������

&����'�(���)����������
��*'�(���)����������

!����"'������ ������������+��,-���

�

 


